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EFFICIENT 
FRONTIER 
CONTROLLER 




SCATTER PLOT 
CONTROLLER 



DATA STATISTICS 
PRE-PROCESSOR 
(PRIOR ART) 
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INVESTMENT 
DECISION 
ENHANCEMENT 
CONTROLLER 
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TIME RESCALING 
CONTROLLER 



11 



ORTHOGONAL 
TRAJECTORY 
CONTROLLER 
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TOPOGRAPHICAL 
MAPPING 
CONTROLLER 



FIGURE 11 



DATA STATISTICS 
PRE-PROCESSOR 



BASIC 
INVESTMENT DATA: 
TABLE 17A 



STOCHASTIC NATURE 
OF INVESTMENT DATA: 
TABLE 17B 
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202 
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STOCHASTIC 
INVESTMENT CLASSES 
OR EMPIRICAL DATA: 
TABLE 17C 
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FIGURE 12A 



INVESTMENT DECISION 
ENHANCEMENT CONTROLLER 



208 



ESTABLISH OPTION 1 OR 2 : 

OPTION 1 : 

CHOOSE SPECIFIC INVESTMENTS TO ANALYZE 
IN RELATION TO THEIR BENCHMARKS. INCLUDE 
ALL STOCHASTIC OR EMPIRICAL INVESTMENT 
CLASSES THEREBY PERTAINING TO. 

OPTION 2 : 

CHOOSE SPECIFIC STOCHASTIC OR EMPIRICAL 
INVESTMENT CLASSES TO ANALYZE. INCLUDE 
ALL INVESTMENTS, IN RELATION TO THEIR 
BENCHMARKS, THEREBY PERTAINING TO. 



210 



ANALYZE CHOSEN OPTION BASED ON THE 
VARIOUS PLOTS OFFERED FOR 

CHARACTERIZING 
RISK, SAFETY AND EFFICIENCY 



I 



ITERATE BASED ON FEEDBACK 



EFFICIENTLY MANAGE INFORMATION 
TO ARRIVE AT DECISIONS: TABLE 27 
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214 



216 



FIGURE 12B 
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DIMENSIONAL VIEW 
CONTROLLER 



SPECIFY COMPATIBLE AND APPROPRIATE 
REFERENCE FRAMEWORK FOR ANALYSIS 
BASED ON EXPRESSIONS (52) OR (53) 



ESTABLISH RANGES TO CONSIDER ALONG 
ORDINATE AND ABSCISSA AXIS OF REFERENCE 

FRAMEWORK BASED ON INVESTMENT DATA, 
REFERENCE TIME PERIOD AND ZOOM CONTROL 
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CHOOSE TO CLEARLY OUTPUT 
PLOTS IN 2D OR 3D 



FIGURE 12C 



SCATTER PLOT 
CONTROLLER 



TABLE 25 



FIGURE 12D 



TIME RESCALING 
CONTROLLER 




YES 



PERFORM TIME RESCALING: 

TABLE 23 



PROVIDE APPROPRIATE RETURN 
MESSAGE TO THE EFFECT THAT 
RESCALING IS IMPOSSIBLE 



FIGURE 12E 



TOPOGRAPHICAL MAPPING 
CONTROLLER 
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HAS A STOCHASTIC 
INVESTMENT CLASS 
BEEN ASSIGNED TO 
THE DATA? 



YES 



PERFORM NUMERICAL 
QUADRATURE SOLVER: 

TABLE 18 
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PERFORM A 
TOPOGRAPHICAL MAPPING 

TABLE 24A 



PERFORM A TOPOGRAPHICAL MAPPING 
BASED PARTLY ON PRIOR ART: 

TABLE 24B 



FIGURE 12F 
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ORTHOGONAL TRAJECTORY 

CONTROLLER 




ORTHOGONAL TRAJECTORY: 

TABLE 26 
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FIRST PERFORM A TOPOGRAPHICAL 
MAPPING: GO TO TOPOGRAPHICAL 
MAPPING CONTROLLER 



BASED ON INTERPOLATION DATA OR 
FUNCTIONS, GENERATE ORTHOGONAL 

TRAJECTORIES USING ADEQUATE 
NUMERICAL SOLVER FROM PRIOR ART 



FIGURE 12G 
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CLASS FITTER 
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PARAMETER 
CALCULATOR 



PLOTTER 



BENCHMARK 
IDENTIFIER 



I 



A COMPONENT 
DETERMINER 
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ZONE 
DETERMINER 



COMPONENT 
EFFICIENCY 
DETERMINER 
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PORTFOLIO 
DATABASE 
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TIME 
RESCALER 
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OBTAINING DATA CONCERNING AT LEAST ONE 

PORTFOLIO 



I 
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OBTAINING AT LEAST ONE BENCHMARK 
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FITTING PORTFOLIO TO A STOCHASTIC OR AN 
EMPIRICAL INVESTMENT CLASS 
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DETERMINING A MEAN RETURN VALUE x m AND A 

STANDARD DEVIATION tr„ 
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SCATTER PLOTTING THE PORTFOLIO GRAPHICALLY 

ON AN INVESTMENT CHART 
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DETERMINING AT LEAST ONE SOLUTION TO 

(xm - Xb) = [(Es - Xb) • a ]+ [(Ep - xb) • y\ 

USING PROPERTIES OF THE CLASS 
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GRAPHICALLY ILLUSTRATING AT LEAST ONE 
COMPONENT OF THE EXPRESSION IN THE FORM OF 
A TOPOGRAPHICAL MAP ON THE INVESTMENT 

CHART USING A BENCHMARK 
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FIGURE 14A 
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DETERMINING A SOLUTION TO 
(xm - Xb) = Fs + I p 



DETERMINING E, EFFICIENCY 
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GRAPHICALLY ILLUSTRATING A COMPONENT OF 
THE EXPRESSION IN THE FORM OF A 
TOPOGRAPHICAL MAP ON THE INVESTMENT CHART 

USING A BENCHMARK 
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i DETERMINING AT LEAST ONE OF E ^ E 2 AND E 4 
4^u— ^ EFFICIENCY 



ESTABLISHING COMPLEMENTARY ORTHOGONAL ! 
TRAJECTORIES TO THE TOPOGRAPHICAL MAP ? 
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DETERMINING AN INVESTMENT ZONE OF INTEREST 
FOR THE EVALUATION BASED ON THE INVESTOR'S 
PERCEPTION OF DESIRABILITY OR TOLERANCE TO 
RISK, SAFETY AND/OR EFFICIENCY. 
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RESCALING THE TIME FRAME FOR SELF-AFFINE 
PROBABILITY DENSITIES OR DISTRIBUTIONS 
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FIGURE 14B 



